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X $\alpha,$ $0<\alpha\leq 2$ $\emptyset$
$\geq 0,$ $E[e^{tX}]=\vee\int_{\Omega}e^{\check{l}CX(\omega)}dP(\omega)=\exp(-c|t|^{\alpha}),$ $t\in R$ .
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$\exp-\{\int_{S^{\mathfrak{n}-1}}|t_{1}\xi_{1}+t_{2}\xi_{2}+\cdots+t_{n}\xi_{n}|^{\alpha}d\nu(\xi_{1}, \xi_{2}, \cdots, \xi_{n})\}$ ,
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$L$ ) $= \{f;\int_{R}|f(t)|^{\alpha}dt<\infty\},$ $d(f,g) \equiv\{\int\}f|^{\alpha}dt\}^{1\wedge\frac{1}{a}}$
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